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Abstract

The convergence of discrete approximations of generalized reflected back-
ward stochastic differential equations with random terminal time in a gen-
eral convex domain is studied. Applications to investigation obstacle elliptic
problem with Neumann boundary condition for partial differential equations
are given.
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[6] K. Jańczak, Discrete approximations of reflected backward stochastic differ-

ential equations with random terminal time, Probab. Math. Statistics 28
(2008) 41–74.
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